A robust nonlinear identification algorithm using PRESS statistic and forward regression.
This paper introduces a new robust nonlinear identification algorithm using the predicted residual sums of squares (PRESS) statistic and forward regression. The major contribution is to compute the PRESS statistic within a framework of a forward orthogonalization process and hence construct a model with a good generalization property. Based on the properties of the PRESS statistic the proposed algorithm can achieve a fully automated procedure without resort to any other validation data set for iterative model evaluation.